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L S S L. M L S S AN . T - I
BES £ $ 118,271,889 $ 1,880,551 $ 2,003,379 $ - $ 122,155,819
DA EEV o ( 506,839)  ( 360,011)  ( 1,591,166) - ( 2,458,016)
RRERTFAATIZRFFLE - - - ( 58,994 ) 58,994 )
$ 117,765,050 $ 1,520,540 $ 412,213 (% 58,994 ) $ 119,638,809
111 # 3 * 31 p
[ R % i i
Stage 1 Stage 2 Stage 3
12 B FH 5 K H OF B F P OB kR TR
R L L L A . U T I
BIEH B3 $1,827,473,544 $ 62,035,534 $ 11,836,171 $ - $1,901,345,249
DAl KoV ( 2,856,881)  ( 2,003,513)  ( 5,015,540) - ( 9,875,934 )
BRERLFHATIZFFLE - - - ( 20,845094) ( 20,845,094)
$ 1,824,616,663 $ 60,032,021 $ 6,820,631 ($___20,845,094) $ 1,870,624,221
s ks A #
Stage 1 Stage 2 Stage 3
12 B FH B &K H OF B K P OB kR THK
R S L S A T A N T - I
BEH £ $ 87,041,683 $ 1,784,313 $ 2,073,411 $ - $ 90,899,407
PO Ko ( 464,679)  ( 307,750)  ( 1,646,507 ) - ( 2,418,936)
BRERLFHATIZRFLE - - - ( 17,963)  ( 17,963)
$ 86,577,004 $ 1,476,563 $ 426,904 (% 17,963) $ 88,462,508
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Gy *#EF2F DG Rp%EYF
P EAMIEIIIMBHEAEFEY -4 A E R B
ME ARG FTF o xR THE P ERER T B
EARFT O RABF LA RIERNE B R PP
A EE o R AR R R F RS 2R
AFEF 2P RGEY R NT A AR A
B orEd 2F (BHASERB) hOaRGF - BB L%
hie g d 22 > ¢ FRE -~ FRIIFRAAGERE -~ F HESHK
FolbfeHs 21l % e AFE 3P AEFLY 2HE- %
S RHE - L A RGERIE B EH - R RHE - L A
2k R A FRERE kA (7 BT AR ) BRKRLE AR
TRFERAFE | > BHRFPEAHRL S LA F2 I 2P A
w2y FUIT R FEY T AT
AE % &
4 ¥ o 112#37* 31p 111#12* 31p 111#3* 31p
B i £ i % & i % |4 %
IR $ 200,423,405 921 | $ 180,834,137 8.60 | $ 162,149,863 8.43
EpE e ¥ 101,602,181 4.67 88,601,202 421 88,885,280 4.62
AHAEZARFTE 217,726,237 10.00 206,214,278 9.80 188,340,564 9.79
i 4 1,345,420,251 61.80 1,326,538,540 63.07 1,181,805,006 61.44
# is 312,041,763 14.32 301,179,305 14.32 302,438,086 15.72
& 3 $2,177,213,837 | 100.00 | $2,103,367,462 100.00 | $1,923,618,799 100.00
B.» % W
- 112#37* 31p 111#12* 31p 111#3* 31p
) & i % [& d % [ %
2 P $1,900,066,480 87.27 | $1,824,223,790 86.73 | $1,655,172,736 86.04
I b 223,890,350 10.28 225,080,654 10.70 208,622,929 10.85
E b 38,662,588 1.78 39,009,043 1.85 42,652,593 2.22
H i 14,594,419 0.67 15,053,975 0.72 17,170,541 0.89
& 3+ $2,177,213,837 | 100.00 | $2,103,367,462 100.00 | $1,923,618,799 100.00
b
B R R 2 KRR TR
mE R e AT AN R EEMPEEN Y EEGRER

oA BTAM A FHIND [ G TR AL L o
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ML % R 2 LR A

AfFEI P B EME G2 FREAGETLT £
RRl - FERRFES A2 BEIPIREYRMGEEFT & o
Fear it 2B a it LA AN BHLE% - &
PR32 REFALRERLA G ARy Ky
B2 TR ZHERIPFLES DR ER R & 4

P

Y e
i

W

&y

o

B~
.
R A - T S e N SIS S LAl T Pt

7
LR A RFIEHEHEALS R LAk RE

>z
[

A=
Ak

5 R R B
FHFANAEEAEBE G FREY 2 FLT A
FEBRFZ R GNP BLGAFF2FAS § @R
42 9EME S FRLFEIITERGREE S SBFF RS
PR EFREL ART A BSEAREFEH IR LG EF

|
(w
[Eie
=
R
[
v
\‘«ita
=i
e

W
Hk
2
W
Toe T
7
I
3 W
W
T
e o
-
=
2N

—~~
N
N
W
"
>

\
|
e
=

I NP2 e T A
Fzmegmhadr e 29 G2 £ %
MEORETESHUAHA S wINAAD R LT E
BFALFAAAMAED HE -

112£37 31p
AA® 1 B0 kB 1 B KB 6 B'I A& 8 1 &

BT x 6B HAF 1 E FoH o x o *

R T T $ 71663887  $ 15591941  $ 45878790  $ 36529  $ 133,171,147

G 2 e

- 768,811 193,180 39,285,660 40,247,651

17,623,549 21,371,763 - - 38,995,312

21,041,644 7,626,287 2,545,034 371,733 31,584,698

e :r:ﬂ 463799450  1,296,868,165 1,203,330,314 157,744,956  3,211,742,885
Rt &G 10,316,025 340,924 - 27,100,000 37,756,949
= 130,211 625,258 680,047 1,871,230 3,306,746
ERERE L 18,316,856 33,677,981 6,670,809 757,503 50,423,149
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LA AERE SR

& 2
ESE X3
R G S

s i A%

HAE RAR

T it & %

A Ff

Hu sl g fidap

A EERERESR
iEE R ERT

it G 2 e

BEERD L EGFR 2 2hr

EE S 30
R w RGOS

T i AR

FACE AT

Tt &g 5
R

Hupldh g giadap

EFELFI LT 2ZE-HF

112#37% 31 p

111#127 31p

X® 1 B W@ 1 B3I &&6 B'I & & 1 =
B x 6 R HUE 1 & & om o E & »
$ 26294815  $ 246988386  $ 29836399 S 33136  $ 80,863,188
93,455 : 516,815 39,613,320 40,223,590
19,238,256 8,399,398 - - 27,637,654
23,033,030 3,674,958 58,834 496,028 27,262,850
500,020,050 1,238,894,551 1,259,165,792 149088303  3,156,168,696
- 10,493,264 . 27,100,000 37,593,264
129,360 547,937 675,597 1,783,493 3,136,387
20,809,680 27,951,203 4,986,616 534,345 54,281,844

111#3%31p

Thew 1 #° &® 1 B3I k&6 B'I & & 1 =&
B 0 % e wmrHE 1 E F m & & »
$ 67020692  $ 5010864  $ 26043116 $ 161282 $ 98235954
- 1,076,000 . ; 1,076,000
- 722,562 181,559 36,922,380 37,826,501
13,510,772 13,828,286 . 2,198,390 29,537,448
8,958,126 6,308,402 3,181,679 514,280 18,962,487
379,491,616 1,210,401,281 1,143,146,351 165,473,474 2,898,512,722
416,025 10,671,373 . 37,000,000 48,087,398
139,233 603,475 638,739 2,411,566 3,793,013
10,535,512 11,971,912 6,771,123 1,376,374 30,654,921

oA T

111#12% 31 p

111#37% 31p

ESo ol - $ 1,435,516 $1,352,894 $1,381,447
1~5 & 1,621,962 1,537,290 2,117,982
5~10 # 249,268 246,203 293,584
$ 3,306,746 $ 3,136,387 $3,793,013
Ve e A MO I )
AFENEFEEE TR L
At prd 1 2 D 3 EHE -2 A2 BH AR Z
Bl Fmmd 18 t JIF A EHE - LERETERYZ
SUIE R S N T /B S I
TERFTALFAPIENIY D ZFAED T AT
AEUEGFLHZ AL ERILIE KR ENID P GE
fRFlF N F AL G AT A A1 B2 B A KR F o
2P BB EFEENEORENE S HUAH wINLIE
Pordh B £ § 2 FT AL FLAAAMIED HB o Ll
FRA2 A E g GRS AT
112#3% 31p 0-30 = 31-180 = 181 = -1& A1 & & 3+
BSEFERD LR EFRL A
ER YL
—thprd o B $ 355,774 $ 9,584 $ 29,063 $ 84 $ 394,505
—flF A a8 331,439 618,044 832,620 25,112,664 26,894,767
& i $ 687,213 $ 627,628 $ 861,683 $ 25,112,748 $ 27,289,272
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111#127 31p 0-30= 31-180 < 181=-1& A BT E & [
B F D o B GEE2T
$ 141,905 $ 10,164 $ 6,939 $ 145 $ 159,153
123,831 1,014,294 656,157 28,009413 29,803,695
$ 265,736 $ 1,024,458 $ 663,096 $ 28,009,558 $ 29,962,848
111#3"31p 0-30 = 31-180 = 181=-1# A7iF1# & 3+
B F D o B R 2T
ENT I8
—thRjEd 1 B $ 365,986 $ 16,751 $ 10,823 $ 9 $ 393,569
— g1l 184,948 446,827 704,231 15,363,659 16,699,665
& + $ 550,934 $ 463,578 $ 715,054 $ 15,363,668 $ 17,093,234
AERIFRM LT £ L §
Ath s fmd &g B0 g
B.fl o imsd £f1 & ¢ 3 )
[N = = g . VI SN E o Vb 22 N DY S
C.l@?/{/"'iﬁﬁﬁl%-"’Lrylg,r#sg,ﬁj%#ﬁ'glﬁ‘-.'l,,:,‘g,ﬁt*;(\‘
ERORHHET BEE A MKT  XNFLET R
. g PN 2 By Y 3 ” . 5 .
A S 2 T O R
+ =< s+ 4 4 s z —
TEARFTALGEAPIENINI P ZFIRY R AT
AERF LML @B E o KRS NI P GBE
AT AL F AL T L AR E 2 RARE F o
LY BMB L AFGN L ORENEFHRURAA S KIAT
, 2 H P | == b g N R S
Prdhg £ €2 FT AL R AMMAD B - -MRFS
ER i F I AFTAT
0-30 = 31-180 = 181=% -1# AZiE1E & 3+
($ 3,991,771) | ($ 6,733,586) | ($ 1,013,632) | ($ 858,184) | ($  12,597,173)
5,080 22,320 1,022 - 28,422
( 63,919) | ( 895,589) | ( 338,038) | ( 156,693) | ( 1,454,239)
( 4,055,690) | ( 7,629,175) | ( 1,351,670) | ( 1,014,877) | ( 14,051,412)
5,080 22,320 1,022 - 28,422
($ 4,050,610) | ($ 7,606,855) | ($ 1,350,648) | ($ 1,014,877) [ ($ 14,022,990)
111#12% 31p 0-30 = 31-180 = 181=% -1# AZiE1E & 3+
BEIE RN L B GRS
($ 8,726,496) | ($  12,860,888) | ($ 1,873,183) | ($ 748,879) | ($  24,209446)
1,799 17,705 2,131 - 21,635
( 262,286) | ( 468,125) | ( 1,062,239) | ( 351,193) | ( 2,143,843)
( 8,988,782) | ( 13,329,013) | ( 2,935,422) | ( 1,100,072) | ( 26,353,289)
1,799 17,705 2,131 - 21,635
($ 8,986,983) | ($ 13,311,308) | ($ 2,933,291) | ($ 1,100,072) | ($ 26,331,654 )
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111#37 31p 0-30 = 31-180 = 181% -1 A BT E & [
S F RS LY BEE T
dERAG
— b pTA 1B
! ($ 4,905,140) | ($ 8,373312) | ($ 2,578,013) | ($ 1,051,207) [ ($  16,907,672)
4,056 13,826 1,240 109 19,231
( 5,501) | ( 288,833) | ( 264,417) | ( 493,719) | ( 1,052,470)
( 4,910,641_) ( 8,662,145;) ( 2,842,43(;) ( 1,544,92é) ( 17,960,142-)
4,056 13,826 1,240 109 19,231
($ 4,906,585) | ($ 8,648,319) | ($ 2,841,190) | ($ 1,544817) | ($  17,940911)
(4) 2 P 3P BHE
A7 ¥ Fgsl 2. K EF VohtH 2 RFE e AT AT HrH 2
P P = = FEN ETAR S N 7—», %.\J °
HNETMFHFRE GY FREKFE
BeREREN AREFLEOGH AFHETREL L
Pt ow Rk Bk .
P AE P Y P BHEAT
112#3% 31p 1 # » p 1 &# 3 5 &#8 5 & w1 1+ & 2t
7T sl 2 ok E $124,398,971 $ 24,071,961 $ 9,227,451 $157,698,383
o 35k 16,086,123 202,709,899 593,764,670 812,560,692
EREFEY 20,826,191 5,113,298 41,208 25,980,697
111£127 31p 1 # » p 1 £ 31 5 &# 5 & o 1+ & 3
F O Reh 2 R E $134,435,530 $ 23,859,560 $ 9,076,003 $167,371,093
2 b 3k 50,692,716 205,458,267 549,240,754 805,391,737
EREFREY 21,216,584 5,225,513 41,208 26,483,305
11137 31p 1 # » p 1 &# 3 5 #25 & o 1+ & 7
ERE Y ERF $140,745,954 $ 20,834,312 $ 2,948,257 $164,528,523
LA - S 11,446,398 204,199,653 553,144,148 768,790,199
EREFREY 22,285,681 6,140,963 30,887 28,457,531
(Z) # 3k %
1. % ¥ bk %2 Xk E ZTE
G 20 WL RE R S 1 I %iz\%ﬁ;;ﬁimfﬁé* B2
g ook cFAL A
AFRFIREPER G FRLERE D U2 EHD SR
:a_.q A =N 2 /= = (=S
% E 2 FTAFFFRAAE - AP RAAFTAL G R
ﬁ\pg&gq Fl%}'\‘?ﬁ dggy?ﬁ%%ggy—s%ﬂ,y
Hytemh W ER - EF S TR R AR
WA REE kA R HRGERE R EF FR e R T
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RS B
A Bh k-

ME AR LA

A a0 S B AT P i3

B Hh R H LN AR

(1) 53 2 47 8

AEFFFEH 2R
% B SR
wREAF s mF 2
RN S AN | S

Delta ~ Vega ~ Gamma

=4

TA0 BT A

7
“~

FH =5 R k=2 H R
Bhoth oo YD HR R TS Gy
FESSEBI B ik S

~ R AOPIRIE A R R (DVO01 -~
) 2 b (VaR &) % & #

Foas s BFpegmF PP RkR-
(2) EmeEid
AR FHE TR FR R R R
PERERE CFEREAN ORI RFEIRIEILGE
ST A RFETEE  GFTE LT RS FR R E N
Ao AfFREF P EROEFARRE 0 LA L EG VEZ B

FREL wf A2 B UER2 TR LY
o, P BEAER XL E AP TR R R R
FRBAEP AL XA FTF EEFEL -
T hER e E K
S IS S ISRt AN AL AN
o G AR EEFHE SONE e THEIE P DEG
2% AR GBI RRAF REGFD R R G ALY Rl
LRI R I A LA B S O S LR
(1) & v
é"ﬁ*3:#;";#']75i%—)k“éﬁjlﬁi’f%%‘éﬁ-ﬁiiﬁ%?%@ii%?j{;
Wl R g Al BT AR ol o 2 E ERT
PEBERIIE A FEAEE S ERES D E
KFEEreUE > LT HE -
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(2) e & 2 42 A

5

F

\4
SR
E

AEF TR ER G FRER > FLIEF LS
Bl f € R4 0P -

(3) &= 7K

“k
W
P

L A@I L2 =R 3 Fp Lo =
U KRRV EABRELFAMREAER 4o A
B FEHFY BRI TP RFATEEINTR 2

Bk & S -
£

B BRR E 3R TR R B RE A o

i3
A A U F e 150bp R P P EFEL L BH 15%
20%% X gH 5% 5 HH R AR BE L YN
§

%

LB €2 o

pas
W
=
= =
i =
7 s
& 1‘
3
el

T
THIE Rk AR FTIF RS RAFE BN
B

RS SN W SR S A R U

BT FFAEF S M akRZ2 ZEERR R
P FAFE S EERFTHRSREY KB HFRw
TR EL U B (FHEE E b AR

3

(
FREE) RANEIREBESEE 6P T o

2
(3) fir g = 2
Ak "G EBIK E PH B S Z b R BT A
B.% 7" 2DVl @& Fos i fldh s Phmho

sk

CER SIERNE R ]
AE R R Gk S (I RE R PR N
REAE HAFL TR PR AL T AR G -
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W
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COIE
NAERSFERT IR FEFTAL G2 S A2
SRS W R RN N (AN A A 4 K
(2) ¥ =ir 42
AFE I AP REFNFE G HE LR AA
B FR o FHEE AR BFTRET AR EE S
THEREFTALFERLIALE  NRAT AL RERE TR
BBl M MR HHEANZEZ 2 AP
(3) =& = 2
{EFNIreFEE e 2T Rher i 2

e (ANID) #4347 ~ g% epg (AEVE) 245 > & 7

21N

2d o f iy E AR RApPERT R g R
G EREAREEFR

TRk E R

(1) = F b 'k 2. TL&

EXR A AT R RN A PR T S 2
FE-FAFEFRGLERA T e RE
BREEFLIEEBRTR o d N AFHETARIE LS
R TR ARG R FS SR GARH A L

R)BFh'dF R AR 2 FE S

FEERSRE  AFEEHTEE | B
WEPUGE R BV 0 LG E R B LU 0 B4
A AT RE PR c RS REAE BURRE S E
A > HORX R EE S R R e B BT A o

AFZmFRG OIS EF AR R RFEH 5%

B Rk SR GIRLR §
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(F&=F)

(3) » 7 2 & -

108 -

g“—’\gif’g‘fi?l‘ﬁ'ﬁ}ﬁﬁ?élﬁl??;‘%—hr

H 2%
112#37 31 p

s} M T &3 4 e
$ 20,865,357 30.4540 $ 635,433,582
3,157,390 20.3296 64,188,476
8,423,632 3.8795 32,679,480
871,618 30.4540 26,544,255
2,806,470 3.8795 10,887,700
3,473,375 0.8925 3,099,987
22,267,733 30.4540 678,141,541
7,359,069 4.4318 32,613,922
1,134,209 20.3296 23,058,015
870,173 30.4540 26,500,249
2,896,776 3.8795 11,238,042
565 20.3296 11,486

111#12* 31p

ok kL m x 37 4 e
$ 16,533,277 30.7080 $507,703,870
2,313,708 20.8246 48,182,044
9,921,435 3.9383 39,073,587
938,639 30.7080 28,823,726
2,986,734 3.9383 11,762,655
3,473,375 0.8894 3,089,220



’EA

x|

111#127 31 p

o T F A 5 i
Epf
b P
% & $ 22,859,666 30.7080  $701,974,624
S 7,663,025 4.4079 33,777,848
2R 1,146,528 20.8246 23,875,987
e N W
% & 968,299 30.7080 29,734,526
B 3,405,919 3.9383 13,413,531
S 2,494 4.4079 10,993

11137 31p

i T F A5 P
EpE A
MR
S & $ 16,145,346 28.6220  $462,112,093
2% 2,364,590 21.4107 50,627,527
Am 7,265,500 4.5066 32,742,702
e W e
S & 642,474 28.6220 18,388,891
- 2,010,700 3.6557 7,350,516
S 3,473,375 0.8594 2,985,018
Epf
MR
S & 19,885,759 28.6220 569,170,194
Ao 8,166,675 4.5066 36,803,938
2w 1,286,190 21.4107 27,538,228
G Nt
S & 547,676 28.6220 15,675,582
- 2,000,738 3.6557 7,314,098
Ao 2,109 4.5066 9,504

d 3 AFTEF P2 ARBER S AR LT

PR ARR BB R AR R L LB E TR - A

|

2322 112&2 111 & 10 1p 1 37 31 p 2 %4

H 4] F A w5 418,548 F A 3 339,736 F A o
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BEES UL GF R
(HEEES B RL G2 T
AEREFREBEI LTI R G FRBNREERS D
SRR TAL L BN 2 T e
A4 - T Hh Koo
QEFZHEFTFREGEEZ2ZP D
WLRZES PRMZALE > RAFHBRRE LS
PHREXEL > THYRBFTLEEY 0 2 BE2EBRLEY -
B)EFHELX LG FE2 A

CEHRRS A EY  EEU R U T

TIAHFRENE > LARNFETEETFETA FHE R
FRUEHR2 TR EAEFIBHS g BHFARTR 25 E
AP IR R RHRFIFEERE L TR e T
T EWXL

(4) #7 & = 2

T ERIRESWRLGLE AL G

ETIY
B
i
et

S B
k% & (Value at Risk) 5 » 74 ¢ % Fh &2 1 & > §
FHFAFEL I REE LG EGA A N E G L AR
FETHYEF LR OREZCBRAE L MG RF LR
( Historical Simulation) % & kh *%& & > S & % F A 5 99% - =

pas

LOHFAFRIEERIEZRRE R REGY - XD
B L BRI II%E R FRF AT BRI BT

ME - AP T 99% - B RE 0 A Y 2 A@E R %

B
(G

B 100 = ¢ ¥ F 1% gd 0 H gt fb 0 LB L T
o AR BEMD FHRGE] LT HREFT 2 bR E
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112%3% 31p
Rk R Pl & T HE A 3 B A K OB H A E

11 & $ 287,904 $ 420,425 $ 246,099 $ 353,080
= & 161,866 227,124 99,901 204,818
BEFES 122,758 262,298 61,215 86,458

111#127 31 p

AR R FlF E T E A § Bk M OEH K E

11 B $ 252,904 $292,247  $215547  $267,725
= & 154,112 227,124 84,253 149,695
BEFES 159,701 365,415 61,215 69,494

111#3%31p
PH R R I ETHE K F OB K MOEH KX E

F1 & $ 174,659 $ 250,536 $ 80,516 $ 250,536
E= & 89,538 177,752 65,675 175,369
A 268,128 629,009 91,597 132,583

AFEPEZ T F R U R F AL KT
E2P PR ZREESERE LG R EERGFT 2D
Bhth oo TEBMEREABIE o
BOHR R RGP R

BAPIRERY RKFERL R FTALSE BB FRT Bi
FA233 c AFIHRGR PIEY RIFFINEZ LHFAR

G F SR ORI T T RRY PR EEEFFIEE R
B

LS 4 3l i
e A 8| 112#3&31p [111#12* 31p | 111#3% 31p
Fp Rt +15% $ 704972 | $ 524137 | $ 778,289

—— Bp s -15% ( 704,972) | ( 524,137)|(  1,225,084)
Fehis +20% 161,787 39,238 90,983

m b -20% ( 161,787) | ( 39,238) | ( 90,983 )

- 1 &% +150bp ( 3,075806)|( 2,596,593)|( 3,599,074 )

i & 1% -150bp 1,532,549 1,408,178 2,361,485
FES. % +5% 340,454 277,947 341,397
i& R 5% ( 340,454) | ( 277,947) | ( 341,397)

TR PBENGED FR ALK -
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10. & b & SCR B A 17
(1) 91 % B %

BR b smf A fldd RT 7 RH 1bp F257 - # 4l

FH & (2 ,\q,% SRV B S LS U 0 S D

T R

N

-

ks
g

, B4 ( PVBP, present value of one

basis point) °

R (THEP AL FRAKE) RS RH A

BERSPREE I%HREF & Rk % 4 &E
) L

BRERE) FE2HE-
112#37% 31p
B A+ % # & (+ /) — ) #F i £
b GACR R ERCRHAT SRS A% $ 68091 $ -
LML HERT L R T 1% ( 68,091) -
I b AR B flgw T+ 1bp ( 20,505) -
Jld @ ST 7 % 1bp 10,217 -
BERLIRREAR BERLHREL 1% ( 1,515) 56,603
BEHELHHTEL 1,515 ( 56,603)
111#127 31p
B % %+ % # & 4+ / = ) H i i #
b G AR R EORRREAT SR ) 2 1% $ 55589 $ -
2 =,',wl§ﬁfr Mo AT 1% ( 55,589) -
SUEE W 590 4 il ST H = 1bp ( 17,311) -
ﬂ}dr iﬁ%’”%lbp 9,388 -
BEEIPRTEAR BERIHRLA1% 1,564 35,340
BEasuTE1% ( 1,564) ( 35,340)
111#37 31p
B % % # &k 4+ / = ) H i i #
Wb GACR R LORRRIREET SR B ) 2 1% $ 68279 % -
ERRIHAT SR T L% ( 68,279) -
Pl Gacg & 1% o T4+ 2 1bp ( 23,994) -
5% o ST 4 %% 1bp 15,743 -
FRSNRAERE BEELSGHRL 1% ( 42,179) 99,849
BEHELHHTEL 30,706 ( 99,849)

EIRRAAFFTAGERD Hh G E T LE
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(&=

11.

)

A hpF AL ARE G ’_ﬁ@ﬁé—i#ﬁﬁ——ﬂﬁ Al A F LG 3
Gl ¥4 % 9% (£ < LIBOR)- 3§ # R RET TS

* W

(SOFR)#- 3 it £ < LIBOR- ¢ # % & ¥+ % 3 £ & - LIBOR
GREITFHARNFIASFH A REANIHE 22 T R
R ER G pE-koSOFR % 4% "2 2 T 32w @3l
FApt o 2 A F G R Rk F s BT LD R E A
LIBOR i # 5 i % SOFR p¥ - F e it L £ (T30 4 3 - g
g 2 JIFAHBEHRL T -

AfFe 4l FE A~ LIBOR#E#H 4 » BRI FHERE
TR ERARRAEF PN REAFE TR IR £
LB R R M g & AR 2 112 & 3 0 31

PoooAiTe FERATT 7 UATZ TR A RE NI &R
L AT e

’f']—f«‘fﬁ’fﬂéz‘ I RRAFTRIRNFAARL G o A TE AR
%?LIBOR&&;-@&@@;;LQ&%% ER SR = BN S

s
;\13’&7? FAHAFEXAAEIME > A F AT R A
2 A1 5 “éﬁof'iﬁf“ﬁﬂﬁﬂiﬁﬁﬁli—%ﬂﬁwéﬁtf@‘ﬁff
T EXARBERI FA SR MNTRAERES R
*~ =

E:

w112 # 37 31 p » 2 E X I FHEREPEE VAW
j." IJ“‘T #ﬂ*—r— "’\5’%42%Z@%lviﬁk\?hﬁ?iﬁﬁél—?—,ﬁﬁﬁr

IBOR $ 1,980,497
RE S AR G ERT
@3 %~ LIBOR $ 1,185,807
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’EA

- T

REIR 2 AR
# %3 %~ LIBOR $ 41,664,466
i %3 A sl i SOR 2,290,808
$ 43,955,274

w112 # 37 31 p > A EXJIFHEREIPED v A
HEF R B A RRERL L R T

& i &

Y
=

¢ Bk k& & @ T A £ @ § 4

EREE NS IR 2 W
d k@A
R L
@ %3 % =~ LIBOR $ 34,528,533 $ 4,919,563 $ $934,666

%%Nié%ﬁ£W?é

FRPEDhEEF LY BEERTAAD

FoAMA LRGP ERAEIIHIE TR S

IR BHERL A EHFESNERRE NI EEIEL o N TEE R

eBe LI E M E e BENE AL T EFRAGFE IR RY T
EHLERE Y BEEBT AL F T M G

P oAFE G PN PP P LR E e B

HeERFTA  RRAFE I PP REHNFRGEEERE  &AK
3

WAl TEAAOFARBEFMRIFE D ERTAZ EAN RS
t 7
112#37 31p
: @ 7 2 g o PEERTAINNERIAABERFAIDMERI ]2 ~ § &
tEowm & fE|ME om0 & Fo AR A R [l
BEAE FERERD AR
e £ ﬁﬂl A
HHE AR AR $ 19,809,928 | $ 19,434,573 $ 19,809,928 $ 19,434,573 $ 375,355
FeHM 1S 2 AR 2T 1 i1 E
®F
R W RE R 23,460,995 19,296,338 21,552,133 19,296,338 2,255,795
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111#12* 31p

R i A R i
o & FRITR @ & = It l‘ﬁ B I |‘F B | M i
BEAS FERERS L) E
WL EBTA
MR oW EGR $ 18,473,749 | $ 18,969,910 | $ 18,473,749 $ 18,969,910 | ($ 496,161)
Rl o2 A2 Far1 B
w7
MR R R 15,297,777 11,761,896 13,290,096 11,761,896 1,528,200
111#32 31p
g g7 oa o m w PHERTRMEERIAAREpTLNRERLTS VT
o & FREITE @ £ = I I% B I |% B | IR i
SEHERS L EFEL
ERTA
MR REERR $ 2,289,581 $ 2198390 | $ 2,289,581 $ 219839 | $ 91,191
SEA G FEHERS L
e EpT A
MR ORE R 18,929,623 18,575,292 18,929,623 18,575,292 354,331
Fefrdl o2 AFE2 Far1 R
.
R W RE R 15,669,206 14,471,159 14,882,041 14,471,159 410,882

oo
[
)

BRZRTIAL £ LR BRI L ART A
PRGN EEAENTAL G R
AFEFI PG EFARLEOFER LT KIEE S LT

LE AT FAEL LS

LN W RAR A 0 A

WO F

( global master repurchase agreement )~ 2 3%

% #_ ( global securities lending agreement) & #f i £k %

Fofd i w b o P77 HEEHBG N8 NER
FEBRENEFERUF > BN ERTAZ AR IR
o FAE R MRFEEIL L FTEZ -3 G E 2L
oo b2 ¥ - 3 EEE LY

- 115 -

[ER
%9 2

T4



£ 03 FOROF OE O O H OB N " & WM R R P 2 R T
NFALGAIENFTAL AT AL F AT K2
" gl RIS BT TS e Gk T M & f (d ) i
FTARFE ()P ERE F|E E bpas (o) e B2 |(e)=(c)-(d)
# 3 (b )(e)=(a)-(b)~ IR EOE A
A $ 66,089,410 | $ - | $66,089410 | $62,442,318 | $ 3,647,092 | $ -
£ 3 A R Y R Y Y Y e
RFALGAIERFAL AT AL F A T4 2
" ﬂqijiﬁ‘ "f#&?ié&l’%%i‘ﬁﬁtéiﬁ M & F (. d )= i
PR ()l £RT AIG 1 n (Gr) WA P 2i(e)=(c)-(d)
B (b )|(c)=(a)-(b)|” TR g B R &
A ARl L $ 62442318 | $ - | $62,442,318 | $62,442318 | $ - % -
W v i 38,730,911 - 38,730,911 38,397,270 333,641 -
111 & 12 * 31 p
£ 3 4 PR OF O MR M % & W B R R $ 2 & @ F A
CFALGAIECTALCCT AL F 2 3 o8 2
" plo AL R IS RIG R s M & W ( d ) i
FARE (I el fl2 & W, o[ T P 2](e)=(c)-(d)
w3 (b )|(c)=(a)-(b)| = e s pw s
A e L $ 84,633,679 | $ - | $84,633,679 | $81,976,127 | $ 2,657,552 | $ -
£ 03 4 FOHOF OO OB OB OH TS MR R OR P 2 mOp
WEAEGRAIENFTAL|AT AL F A 3K 2
5 pq@/”"Jvﬁﬁwfﬁziémﬁfgﬁﬁg#a M & W (d )= i
FRRE(PIL ERTAG E G|, )[R RF R 2](e)=(c)-(d)
N N R il Y R
A gpa $ 81,976,127 | $ - | $81,976,127 | $81,976127 | $ -1 3 -
e 30,731,806 - 30,731,806 26,843,862 3,887,944 -
111 # 3 » 31 p
£ 03 O~ 7" R A EOF O OH B 9 TS W B R R P 2 8 BT
NFALFAGIENFTAL AT AL F AT K2
L plERIIL BT TSk apE B & W (d ) i
?é@ﬁﬁ(a)f}liﬁﬁﬁé"% 2 & #® Ef1s (o) o P2 |(e)=(c)-(d)
& 3 (b )|(c)=(a)-(b) iR EE
FAR Al L $ 53,636,428 | $ - | $53,636428 | $48,399,075 | $ 3,235010 | $ 2,002,343
LI - S . T A L . N S A . T T N
RFALGEIENFAL(ACT 2§ F AT K2
. oo B L t’j%i~€&x%%1£ﬁ¢é#9 M_& # (d )|= i
! PRARE()Pl2 2Ry AG % Epas (o) wLF P 2|(e)=(c)-(d)
B3 (b )(c)=(a)- (b) R
e 4 $ 48,399,075 | $ - | $48399,075 | $48399,075 | $ BE -
HE v X 35,244,841 - 35,244,841 33,355,621 1,889,220 -
e AR T IR ELMABREFTSE
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[S¥)

- Fhgm

I

(-) FAg sy

AELHARRE B - T A F I FARGLF AR L
AOE M AT T L E R RME A F E ’

R AR o ot F B Nkl PSR LSRR .

) T AR AR

THH LT A F

4
W
—
R
T
-
[
Ly
(s
o
1l
\8
o
/
&

1
BN L ERLFTAELF DR LD EHD LS F o 0 E A
FAVFAFR S R FREHEST Y S
»

> LB AR A2 BB

4

23 2P 11282 111 # 30 31 p 44 27T 2% » & 644

E T
*\ f‘? P 3+ 4\ éj
s Al w2 oAl B F 2 8 i % 3 2 F
FTARS B & HEFARS P& M REZERHYE A2
PEAHEFTHE FARHAES

£#3 112# 3% 31 p F111# 127 31 p %2 3% 31 pi > &f{7

2 @RI AR EEFAZSHABMLEE T HLT AES

£ AT
11237 31p 111127 31p  111£37% 31p
BHH B FEFFRL LR
BEHFE2L ERT A $13,361,246  $ 7,052,947  $ 8,770,563
Feral s A A 2 F A
FHRT 64,154,101 64,589,746 47 059,977

$ 77,515,347 $71,642,693 $ 55,830,540
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T REFAST G RERC A AT REEFT AL G R R
P ARG P B TSR ST A BT
(-) & *h's
1L "5 FAST  F 4R HE - -
2. gRREF T
Bz Ao A %
112#37 31p
< L E R
PR RS FE R LA L N
R
1 A —AR#Ed 6 £mRE $ 25,634,629 | 10.22
2 |BEB-—XEMEZ RIFE 12,746,339 5.08
3 [CHEBM—xA%su £y 11,145,794 4.44
4 DEm—sribg ¥ 7,000,000 2.79
5 [Eem—2samyE 6,793,100 2.71
6 FEE—2d4m8% 6,588,000 2.63
7 |GEB—@ 4 {IF R 6,237,590 2.49
8 Hem—72#2ms% 6,149,057 2.45
9 [Tgm—FRT¥ 5,810,208 2.32
10 [JHEE-—Teld ¥ 5,481,720 2.18
1114#37 31p
L A ER
Bopr ek p W F bR e
R 1o )
1 AgB—Asgie sty $ 28,954,800 | 11.75
2 |BEB - LEmEs Ry 13,755,856 5.58
3 [CEM—xA%su smRire 11,648,878 4.73
4 DEmM—72#248¥ 6,310,000 2.56
5 [Eem—2samys 6,306,300 2.56
6 [FEM—FRTE¥ 6,285,290 2.55
7 |GEBM—iriie g 1% 5,030,268 2.04
8 |HE B -s¥ 4,920,592 2.00
9 [ 1B 2 &AR%% 4,631,257 1.88
10 |JEM— ¥R Fmbhz g ¥ 4,616,805 1.87
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ke

NEPEPEFALEAFE (30 %)
Hrx 3ol d~ 9
112 # 3 * 31 p
1190=% () [912180= (7 ) |181x11e (7)) 1& b & 3
5 oA BB $2,381,569,067 | $ 91,229,669 | $ 76350448 | $ 154516314 | $2,703,665498
BT 188,556,857 | 1,896,686,397 292,795,048 71,914,488 | 2,449,952,790
& A g 2,193,012,210 | ( 1,805456,728)|(  216,444,600) 82,601,826 253,712,708
@ 250,908,050
REMFALZL GG 110.36%
AR AT B G 101.12%
111 # 3 *» 31 p
1190=< (7)) [912180= (7 ) |181=x11& (7)) 1& 0t & 3
F o g B $2,158,244,449 | $ 97,920,622 | $ 132454444 | $ 148942274 | $2,537,561,789
BT 177,658,610 | 1,794,607,784 252,962,605 74925322 | 2,300,154,321
B 1,980,585,839 | ( 1,696,687,162)|(  120,508,161) 74,016,952 237,407,468
z 246,364,933
FERFAS W 110.32%
AR BT R 96.36%
- RRBBBREARNAS (AR 2 B
o fIFFRREEFTAZ LR R E RIS A FREPE
22 FAZE G AL G e
j:\—fq: AT R M :—f)]j;i{z}a,ri?é_ | & AT R I é f—%
o RERT AL LR = R T A R
p R (pATe R FRERT A FREEE G
fxmgBEadfgritdt (£ &)
Hi: 540,09
112 &# 3 * 31 p
X 31E
1290= (%) (912180= (3) 181( j)l 14 12} 3+
#
| F & g1 $11,051,147 $ 2,208,860 $ 2,559,320 $ 9,522,276 $25,341,603
| F AT R 14,549,936 4,397,709 6,462,919 4,925,623 30,336,187
EETr ( 3,498789) | ( 2,188,849) [ ( 3,903,599) 4,596,653 4,994,584 )
1z 8,238,919
FRERFAR L G 83.54%
AR BT B E F 60.62% )
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111 # 3 % 31 p

5 pl1290% (2) [915180% (3) 181(1‘;)” 1m0 |2 o
5il * AR ;1* Al $ 9,773,097 $ 2,335,035 $ 945,708 $ 7,537,419 $20,591,259
41 E O P N = ] l'% 12,890,768 4,538,912 4,586,849 4,910,776 26,927,305
‘f’] AR BT ( 3,117,671 ) ( 2,203,877) ( 3,641,141 ) 2,626,643 ( 6,336,046 )
P4 1= 8,607,537
NFRELTAL ] A7 7 76.47%
) AR faE v B B K ( 73.61% )

e

I

I%IEEI °
}ﬁ{}élf’j’_?é_l B x‘%‘ l/f‘#ﬁﬂ‘ji_{;_i\'%\lﬂ‘\x/’ﬂ—? B9 R fg—‘
SHTAE ALY G -

N K

%

E’ 112#1°% 1p 111#1*% 1p

137310 237 31p

o |1 a 0.28 0.23
U

ML £ 0.23 0.19

, o |1 a 447 3.31
U

EEE e £ 3.69 2.74

& B 4317 40.83

CTABMI =R (8) FETHTA

CEEFEMF =R () FEFTHERE
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= <+ 5 = N\
2. FAZ LG AN
> A KR g 4L 2 +
Fr o B TP P B UL AT R
H i+ @315l
112 # 3 * 31 p
R M 7 # B #1 S E i % i
i ' 0210 = 11 % 3 30 = 31x390= [ 91=3180 = 181% 114 iBlE
$3,355,868,672 | $ 392,922,649 | $ 413,439,561 | $ 369,277,639 | $ 345,001,896 | $ 378,821,436 | $1,456,405,491
B3 4,057,939,660 163,265,587 245,034,737 563,624,772 623,619,272 765,448,531 1,696,946,761
Hp e T (_702,070,988) 229,657,062 168,404,824 | ( 194,347,133)| ( 278,617,376)| ( 386,627,095)| (  240,541,270)
111 & 3 *» 31 p
» . [FE | ¥ P F i B I & (3
a " 0% 10 = 11 = 3 30 = 31 =390 = 91 = 1 180 = 181= 2 1# A7iF1#
$3,261,526,076 | $ 461,028,508 | $ 394,241,105 | $ 274,887,964 | $ 346,468,848 | $ 453,943,099 | $1,330,956,552
z 3,892,374,411 192,526,983 251,949,214 460,577,497 594,476,398 778,354,913 1,614,489,406
Hp §E3 T ( 630,848,335) 268,501,525 142,291,891 | ( 185,689,533)| (  248,007,550)| (  324,411,814)| (  283,532,854)
> + A = w4 KR IR N A 4 2 e
AR W T 2ERMSRIAL (B FR) 2 A
¥ 5 4L N\ +
Ea _43 E'J ;'F B :/E'F Kzl g ‘flf. A ‘i‘ff ~
Hi+x: %240~
112 # 3 2 31 p
. M 3 # p #l S El 7w % i
i ’ 1230= 31% 390= 91= 3180= 181% 314 AziE1E
LR T F & $101,236,136 | $ 34,023,666 | $ 25048452 | $ 15486,169 | $ 14,253,687 | $ 12,424,162
LR B F A 105,937,699 32,050,970 24,754,472 18,574,927 21,064,939 9,492,391
A T ( 4,701,563) 1,972,696 293,980 |( 3,088758)|( 6,811,252) 2,931,771
111 # 3 * 31 p
. L BB kil ¥ n 1l * # w £ i
v ’ 1230= 31x 390= 91= 3180= 181% 314 AiE1E
$ 76297513 |$ 24,480,044 [$ 15956583 [$ 11,842,962 [$ 13,073,090 [$ 10,944,834
80,211,971 23,360,232 16,927,639 13,195,110 17,988,425 8,740,565
ik T ( 3914/458) 1,119,812 | ( 971,056 ) | ( 1,352,148) [ (  4,915335) 2,204,269
S . 22 ’— 7 . —
X AR GER>EFLEFFE L2 £
P F 3
SER2Z P AFE I OPRFARAESEY L L FIFE
oo e E T BRFEIM
a 21 A s . , , T o s o
) b EEBYENP ETHE (K)o <A BBE - RER ER
X o
) B A &gy EINPE ¥ ogis A RECRRIP S RE B
Gr AR REEBAR S -
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) BI'E A g BN L Z RIS R AT Rk e E e
) Rl FENRPE P s e T RAZERFHAS AR LRI FYE
W2 FT A~ F~Jerz td o
FTRMFABUIRFLEFENRPLYELE > VLT RAIRES
IR AR M R AHGRGEY EHE S TR
AFEF P BEFEE 2 e B FESERRBIRENRPE A
Al

AR (g 44m)
Mmoo (4 3)
g

@
it 2 A

FIAEE (Rp oh3n)

M By~ (A 8)

R

ST

R B 18 A

1 ~fTEF
lr%-l_]j o

L2 FEIRPE
W T

3 FAFER
2 3 o F
2. &

11217 1p 237 31p
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& ¥ & R B A & B R E & R
§ E PP § E NP §E NP feyEnp f i
$ 3,499,281 $ 3,011,621 $ 1,724,974 $ 4,533,555 $12,769,431
($ 1,344812) $ 7007845 $ 771106 ($ 7,334139) $ -
$ 1,932,485 $ 8,667,808 $ 2,053,681 ($.1,560,078) $11,093,896
(_ 1,924,276)
$ 9,169,620
111#1% 1p 232 31p
E ¥ &2 p B * & B R F & R
§OE R P Oy E NPy 8P HeyEng 4 i
$ 1,955,585 $ 4,997,811 $ 1,644,264 $ 1,562,085 $10,159,745
($__266,884) $ 1,849,282 $ 53,380 ($_1,635,778) $ -
$ 1,690,551 $ 7,273,487 $ 1,189,456 ($.1,848,888) $ 8,304,606
(__1,432,402)
$ 6,872,204
S EKRpRAHIET A grFE NPT r £ 10% 0
FERURDFEFTE AL BT ERY Y IRFE
it % ?;‘)}—ﬂéq\ fie 2 AW E L E oo AH
F P AR EFTAEZ G fﬁifﬁ'iﬁ%ﬁl»@ AT
G EE KA RETIEE S KA A B FTAZE G iﬁ
7w -



%)

%)

SR A E ? =
kpEF b § G
112 # 1 * 1 p 3 3% 31p
ROk om o~ 2 3 & 2 % #
P oA 3 (R ) AT M A F S rh el 3 N
B &piE % $37,147,398 $ - $ - $ - (8 1,219)  $37,146,179
RSB E RS
VR s
i —i % 39,076,751 - - 911,799  (  327,660) 39,660,890
oA 8,487,786  ( 1935723) - - - 6,552,063
R 3,636,660 (  377,151) 553,889 - 5,814 3,819,212
111 # 1% 1 p 3 3% 31p
I T N 7 & 2 % #
oA g (i ) i o e F Sl d WO ok A3
iEE R ERT $ 1,076,000  $ -8 -8 - % - $1,076,000
AR % 46,800,000 545,684 - - 15,307 47,360,991
I RSB E RN
x% Efﬁ’g‘i f.ﬁb”é
F-f % 40,587,123 - - ( 1,956,646) 1,202,280 39,832,757
B~ R4 4,468,668 (  86,346) - - - 4,382,322
24 3,679,114  (  377A478) 1,039,229 - 31,178 4,372,043
N _jng 15
AFEE S 2PRAEFFAANEILERPTLEFTE > L
B hEHEMBRLLEFEF P L HAEE T 2P T AG ERH
FeoriFr I nBp iR AFI =G d PP
SRR E R
()£ EFAMHFTR
L Fafge i h@Frgr 3275 amErgr o
2. LB oA % R ﬂ\ﬁ]@@r,;;\‘;—ﬂgﬁﬁéggz@%o
3. WAFFT FREIF AFIRF > F 2P L EREIFT o
4 AR ELS AR -BRFTEIERR 2 EFEATS N RAL
FleF A 10% 02 ¢ TR F T E
5. P AE A2 AR ORI BRAAFTRFTAEL0% L & o
6. o P A2 EFEAM o ZRASF IRE A 10% LR -
7. BB GARI L EAFFIIREFEA ORI FHE AL DR o
8. MfeM A HAEI LB RALFIFT 2% 10%12 1+ @ w4
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9. H1 &7 2
10. & 4@ T A
VR SR
11. H # &_r 8
12, ¥ 2 1B
() BETFTE LM
(2) *BREFT TR
(z)# + =@ B &
A
& w oo
() L &% L FR
/iFHE e

FENCELE X2 NE
]i&’ﬂ’o

B2 i g oa -
BELEGS T FAFES M FLY FRAMAELE
A2 AAMT A

FHBFELEY FAR2EEFA LD
I IR G = S

FTHEEFERE ZHREFLBE -

&= o

M2 £ %25 AKFA

FaM G2 L2 AREN 2P aFTH 4R
BEF NI ANESFT A F T RE§
A Bl aE Bl% i b2 A L AF B R B
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Fﬂfr'ﬂ EFERFRFG AP
FAST @iz @ik

112 # 2 111 # 3 * 31 p

G B 3aie a9
3 112#3% 31p 111#37% 31p
. S W R B 2H, . . & ® & F AR R RGO REEAL, . . ] * v 3] NG
: 2 ‘ % Hx W S RO & [0 ) N ; A
S S S RO S T w2 H|F Tags e[ w1 H[* F w2 H|F Mexs (o)
& ¥ |# i $ 272,592 $ 382,884,486 0.07% $ 2,103,636 771.72% $ 117,680 $ 320,833,879 0.04% $ 1,693,362 1438.95%
E A 163,869 364,597,494 0.04% 10,203,407 6226.56 % 254,034 318,278,506 0.08% 8,534,663 3359.66%
Az fFax (324) 247,719 537,734,038 0.05% 8,383,479 3384.27% 219,417 482,123,635 0.05% 7,480,745 3409.37%
R &+ - - - - - - - - - -
&,
Ii I RS Bax (325) 462,990 134,076,469 0.35% 5,215,512 1126.49% 231,867 123,396,617 0.19% 4,138,808 1784.99%
£ k) | i 367,063 617,987,818 0.06% 7,029,651 1915.11% 609,733 552,593,210 0.11% 6,558,343 1075.61%
(3 6) |& % % 17,795 29,580,230 0.06% 409,131 2299.09% 44,826 21,930,464 0.20% 315,058 702.85%
i ER L $ 1,532,028 $ 2,066,860,535 0.07% $ 33,344,816 2176.51% $ 1,477,557 $1,819,156,311 0.08% $ 28,720,979 1943.82%

7 % e 7 RS e
£ B u N F v EmedakEseqers s sisrwagy P70 Tewwmemneaseners s sisrwapy T §
o+ E5 $ 126,811 $ 90,993,341 0.14% $ 2,300,670 1814.24% $ 71,018 $ 74,772,279 0.09% $ 2,067,750 2911.58%
£ R KRR (517) - 3,993,331 - 44,025 - 4,811,921 - 74,905 -
1l ik TAFTATGH A FRRNZ AP THBICAFEREMAE RLL 7 FEY % s B T PERGREILET Y 6p £F 48 (2) FF 0944000378 5L 5 #7202 4

W X 4T -

L2 g F =g R B P EE = RS R E R e

3 REARFRBEF = HTRANLARFEEG SR EF R B RERARARERES = T R REET R AR ER G DEF A -
A B EP PHEGHEFIANEEEZA S EER G o A SRS %g»g;l»sw&(%;)1&2;4514;&1%11331%&#&1%% EmPHE LT TEE o
5 MG FHERGH AR 94E 120 199 £ E 8 (v ) FH 09440010950%&#&%_‘??h@,ﬁ?‘,?’*~IR.£—F AR PR
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